Reconstruction of complex dynamical systems affected by strong measurement noise.
This Letter reports on a new approach to properly analyze time series of dynamical systems which are spoilt by the simultaneous presence of dynamical noise and measurement noise. It is shown that even strong external measurement noise as well as dynamical noise which is an intrinsic part of the dynamical process can be quantified correctly, solely on the basis of measured time series and proper data analysis. Finally, real world data sets are presented pointing out the relevance of the new approach.